
Derivatives Weekly Statistics Report
From: 17/05/2010 To: 18/05/2010

Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

AL7T On  05-August-10 17/05/2010 346.8020 346.8020346.0550Index Future 346.06  58.00 

ALBI On  05-August-10 17/05/2010 319.8000 319.8000318.5240Index Future 318.52  1,212.00 

ALBI On  04-November-10 17/05/2010 325.1530 325.1530323.8560Index Future 323.86  0.00 

CRD1 On  05-August-10 17/05/2010 140.2860 140.2860140.0990Index Future 140.10  2.00 

CRD1 On  04-November-10 17/05/2010 142.6350 142.6350142.4450Index Future 142.45  0.00 

GOVI On  05-August-10 17/05/2010 321.0910 321.0910319.8890GOVI 319.89  322.00 

GOVI On  05-August-10 17/05/2010  315.60 7 76GOVI 64107  0.00 Call

GOVI On  05-August-10 17/05/2010  315.60 2 22GOVI 21217  0.00 Put

GOVI On  04-November-10 17/05/2010 326.4660 326.4660325.2440GOVI 325.24  0.00 

GOVI On  04-November-10 17/05/2010  329.00 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 17/05/2010  329.01 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 17/05/2010  328.99 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 17/05/2010  328.99 3 34GOVI 37460  0.00 Put

GOVI On  04-November-10 17/05/2010  329.01 3 34GOVI 37660  0.00 Put

GOVI On  04-November-10 17/05/2010  329.00 3 34GOVI 37560  0.00 Put

GVIX On  01-January-29 17/05/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  05-August-10 17/05/2010 379.6350 379.6350379.5300Index Future 379.53  500.00 

J153 On  31-August-10 17/05/2010 0.0124 0.01240.0124Interest Rate Swap 6.89  0.00 
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J157 On  15-September-15 17/05/2010 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 17/05/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 17/05/2010 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 17/05/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 17/05/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 17/05/2010 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  19-May-10 17/05/2010 93.4000 93.400093.3990Jibar Tradeable Future 6.60  0.00 

JBAF On  15-June-10 17/05/2010 93.4010 93.401093.3810Jibar Tradeable Future 6.62  0.00 

JBAF On  21-July-10 17/05/2010 93.4420 93.442093.4130Jibar Tradeable Future 6.59  1,000.00 

JBAF On  18-August-10 17/05/2010 93.4890 93.489093.4590Jibar Tradeable Future 6.54  1,000.00 

JBAF On  15-September-10 17/05/2010 93.4890 93.489093.4590Jibar Tradeable Future 6.54  1,000.00 

JBAF On  20-October-10 17/05/2010 93.4880 93.488093.4580Jibar Tradeable Future 6.54  0.00 

JBAF On  15-December-10 17/05/2010 93.4850 93.485093.4570Jibar Tradeable Future 6.54  0.00 

JBAF On  16-March-11 17/05/2010 93.2820 93.282093.2620Jibar Tradeable Future 6.74  5,500.00 

JBAF On  15-June-11 17/05/2010 92.9960 92.996092.9810Jibar Tradeable Future 7.02  4,500.00 

JBAF On  21-September-11 17/05/2010 92.6220 92.622092.6110Jibar Tradeable Future 7.39  3,500.00 

JBAF On  21-December-11 17/05/2010 92.3110 92.311092.3000Jibar Tradeable Future 7.70  5,000.00 

JBAF On  20-March-12 17/05/2010 92.1390 92.139092.1190Jibar Tradeable Future 7.88  0.00 

JFRA On  05-August-10 17/05/2010 92.6710 92.671092.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 17/05/2010 92.3400 92.340092.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  05-August-10 17/05/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 17/05/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 17/05/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 17/05/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 17/05/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 17/05/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 17/05/2010  7.50 0 00JNOTE 0  0.00 Put
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JN05 On  05-August-10 17/05/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 17/05/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 17/05/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 17/05/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 17/05/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 17/05/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 17/05/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 17/05/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 17/05/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 17/05/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 17/05/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 17/05/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 17/05/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 17/05/2010  7.50 0 00JNOTE 0  0.00 Put

OTH1 On  05-August-10 17/05/2010 312.3870 312.3870310.6740Index Future 310.67  3.00 

OTH1 On  04-November-10 17/05/2010 317.6160 317.6160315.8750Index Future 315.88  0.00 

R157 On  05-August-10 17/05/2010 127.8614 127.8614127.6182Bond Future 8.10  5,757.00 

R157 On  05-August-10 17/05/2010  8.75 3 33Bond Future 3110  0.00 Call

R157 On  05-August-10 17/05/2010  8.50 2 22Bond Future 2152  0.00 Call

R157 On  05-August-10 17/05/2010  8.25 2 21Bond Future 1344  500.00 Call

R157 On  05-August-10 17/05/2010  9.00 4 44Bond Future 4151  0.00 Call

R157 On  05-August-10 17/05/2010  9.00 0 00Bond Future 48  0.00 Put

R157 On  05-August-10 17/05/2010  8.25 1 11Bond Future 655  0.00 Put

R157 On  05-August-10 17/05/2010  8.50 0 00Bond Future 311  2,500.00 Put

R157 On  05-August-10 17/05/2010  8.75 0 00Bond Future 131  0.00 Put

R157 On  04-November-10 17/05/2010 123.1811 123.1811122.9363Bond Future 8.19  0.00 

R157 On  04-November-10 17/05/2010  8.50 2 22Bond Future 2163  0.00 Call

R157 On  04-November-10 17/05/2010  8.55 2 22Bond Future 2311  0.00 Call

R157 On  04-November-10 17/05/2010  8.45 2 22Bond Future 2020  0.00 Call

R157 On  04-November-10 17/05/2010  8.45 1 11Bond Future 858  0.00 Put

R157 On  04-November-10 17/05/2010  8.55 1 11Bond Future 711  0.00 Put
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R157 On  04-November-10 17/05/2010  8.50 1 11Bond Future 782  0.00 Put

R157 On  03-February-11 17/05/2010 125.4496 125.4496125.1959Bond Future 8.25  0.00 

R157 On  03-February-11 17/05/2010  7.90 1 11Bond Future 1063  0.00 Call

R157 On  03-February-11 17/05/2010  7.95 1 11Bond Future 1145  0.00 Call

R157 On  03-February-11 17/05/2010  7.85 1 11Bond Future 986  0.00 Call

R157 On  03-February-11 17/05/2010  7.85 3 33Bond Future 2669  0.00 Put

R157 On  03-February-11 17/05/2010  7.95 2 22Bond Future 2399  0.00 Put

R157 On  03-February-11 17/05/2010  7.90 2 23Bond Future 2531  0.00 Put

R186 On  05-August-10 17/05/2010 115.2146 115.2146114.1590Bond Future 9.00  20,528.00 

R186 On  05-August-10 17/05/2010  9.25 4 43Bond Future 3446  0.00 Call

R186 On  05-August-10 17/05/2010  8.75 2 21Bond Future 1129  1,300.00 Call

R186 On  05-August-10 17/05/2010  9.75 8 87Bond Future 6912  0.00 Call

R186 On  05-August-10 17/05/2010  10.00 10 109Bond Future 8843  0.00 Call

R186 On  05-August-10 17/05/2010  10.00 0 00Bond Future 108  3,000.00 Put

R186 On  05-August-10 17/05/2010  9.75 0 00Bond Future 263  1,300.00 Put

R186 On  05-August-10 17/05/2010  8.75 3 33Bond Future 3484  0.00 Put

R186 On  05-August-10 17/05/2010  9.25 1 11Bond Future 1162  0.00 Put

R186 On  04-November-10 17/05/2010 117.1467 117.1467116.0703Bond Future 9.06  0.00 

R186 On  04-November-10 17/05/2010  9.25 5 54Bond Future 4098  0.00 Call

R186 On  04-November-10 17/05/2010  9.30 5 54Bond Future 4365  0.00 Call

R186 On  04-November-10 17/05/2010  9.20 5 54Bond Future 3840  0.00 Call

R186 On  04-November-10 17/05/2010  8.75 2 22Bond Future 1925  9,800.00 Call

R186 On  04-November-10 17/05/2010  9.20 2 23Bond Future 2608  0.00 Put

R186 On  04-November-10 17/05/2010  8.75 4 45Bond Future 4849  0.00 Put

R186 On  04-November-10 17/05/2010  9.30 2 22Bond Future 2240  0.00 Put

R186 On  04-November-10 17/05/2010  9.25 2 22Bond Future 2418  0.00 Put

R186 On  03-February-11 17/05/2010 114.0070 114.0070112.9179Bond Future 9.11  0.00 

R186 On  03-February-11 17/05/2010  9.00 4 43Bond Future 3441  0.00 Call

R186 On  03-February-11 17/05/2010  8.95 4 43Bond Future 3235  0.00 Call

R186 On  03-February-11 17/05/2010  9.05 4 44Bond Future 3658  0.00 Call

R186 On  03-February-11 17/05/2010  9.05 4 44Bond Future 4219  0.00 Put

R186 On  03-February-11 17/05/2010  8.95 4 45Bond Future 4709  0.00 Put

R186 On  03-February-11 17/05/2010  9.00 4 44Bond Future 4457  0.00 Put
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R201 On  05-August-10 17/05/2010 103.8259 103.8259103.6715Bond Future 8.07  1,174.00 

R201 On  05-August-10 17/05/2010  9.00 4 43Bond Future 3384  0.00 Call

R201 On  05-August-10 17/05/2010  9.00 0 00Bond Future 27  0.00 Put

R201 On  04-November-10 17/05/2010 105.5607 105.5607105.4073Bond Future 8.15  0.00 

R201 On  04-November-10 17/05/2010  8.50 2 22Bond Future 1796  0.00 Call

R201 On  04-November-10 17/05/2010  8.45 2 22Bond Future 1682  0.00 Call

R201 On  04-November-10 17/05/2010  8.55 2 22Bond Future 1914  0.00 Call

R201 On  04-November-10 17/05/2010  8.55 1 11Bond Future 543  0.00 Put

R201 On  04-November-10 17/05/2010  8.45 1 11Bond Future 654  0.00 Put

R201 On  04-November-10 17/05/2010  8.50 1 11Bond Future 596  0.00 Put

R201 On  03-February-11 17/05/2010 103.0835 103.0835102.9253Bond Future 8.21  0.00 

R201 On  03-February-11 17/05/2010  8.00 1 11Bond Future 908  0.00 Call

R201 On  03-February-11 17/05/2010  8.05 1 11Bond Future 979  0.00 Call

R201 On  03-February-11 17/05/2010  7.95 1 11Bond Future 841  0.00 Call

R201 On  03-February-11 17/05/2010  7.95 2 22Bond Future 1695  0.00 Put

R201 On  03-February-11 17/05/2010  8.05 1 12Bond Future 1501  0.00 Put

R201 On  03-February-11 17/05/2010  8.00 2 22Bond Future 1596  0.00 Put

R203 On  05-August-10 17/05/2010 101.3673 101.3673101.1044Bond Future 8.68  3,317.00 

R203 On  05-August-10 17/05/2010  9.25 3 33Bond Future 3140  0.00 Call

R203 On  05-August-10 17/05/2010  9.25 0 00Bond Future 242  0.00 Put

R203 On  04-November-10 17/05/2010 98.8993 98.899398.6295Bond Future 8.76  0.00 

R203 On  04-November-10 17/05/2010  9.25 3 33Bond Future 3117  0.00 Call

R203 On  04-November-10 17/05/2010  9.30 4 43Bond Future 3294  0.00 Call

R203 On  04-November-10 17/05/2010  9.20 3 33Bond Future 2944  0.00 Call

R203 On  04-November-10 17/05/2010  9.20 1 11Bond Future 800  0.00 Put

R203 On  04-November-10 17/05/2010  9.30 1 11Bond Future 666  0.00 Put

R203 On  04-November-10 17/05/2010  9.25 1 11Bond Future 731  0.00 Put

R203 On  03-February-11 17/05/2010 100.7258 100.7258100.4499Bond Future 8.83  0.00 

R203 On  03-February-11 17/05/2010  8.50 1 11Bond Future 1321  0.00 Call

R203 On  03-February-11 17/05/2010  8.45 1 11Bond Future 1230  0.00 Call

R203 On  03-February-11 17/05/2010  8.55 2 21Bond Future 1418  0.00 Call

R203 On  03-February-11 17/05/2010  8.55 3 33Bond Future 2793  0.00 Put
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R203 On  03-February-11 17/05/2010  8.45 3 33Bond Future 3098  0.00 Put

R203 On  03-February-11 17/05/2010  8.50 3 33Bond Future 2942  0.00 Put

R204 On  05-August-10 17/05/2010 97.0509 97.050996.8173Bond Future 8.73  2,664.00 

R204 On  05-August-10 17/05/2010  9.25 3 33Bond Future 3180  0.00 Call

R204 On  05-August-10 17/05/2010  9.25 0 00Bond Future 291  780.00 Put

R204 On  04-November-10 17/05/2010 98.6732 98.673298.4400Bond Future 8.81  0.00 

R204 On  04-November-10 17/05/2010  9.25 4 43Bond Future 3342  0.00 Call

R204 On  04-November-10 17/05/2010  9.20 3 33Bond Future 3156  0.00 Call

R204 On  04-November-10 17/05/2010  9.30 4 44Bond Future 3532  0.00 Call

R204 On  04-November-10 17/05/2010  9.30 1 11Bond Future 864  0.00 Put

R204 On  04-November-10 17/05/2010  9.20 1 11Bond Future 1025  0.00 Put

R204 On  04-November-10 17/05/2010  9.25 1 11Bond Future 942  0.00 Put

R204 On  03-February-11 17/05/2010 96.4566 96.456696.2184Bond Future 8.87  0.00 

R204 On  03-February-11 17/05/2010  8.50 2 21Bond Future 1406  0.00 Call

R204 On  03-February-11 17/05/2010  8.55 2 22Bond Future 1511  0.00 Call

R204 On  03-February-11 17/05/2010  8.45 1 11Bond Future 1307  0.00 Call

R204 On  03-February-11 17/05/2010  8.45 3 34Bond Future 3601  0.00 Put

R204 On  03-February-11 17/05/2010  8.55 3 33Bond Future 3250  0.00 Put

R204 On  03-February-11 17/05/2010  8.50 3 33Bond Future 3422  0.00 Put

R206 On  05-August-10 17/05/2010 99.0038 99.003898.8493Bond Future 8.08  0.00 

R206 On  05-August-10 17/05/2010  9.00 3 33Bond Future 2667  0.00 Call

R206 On  05-August-10 17/05/2010  9.00 0 00Bond Future 18  0.00 Put

R206 On  04-November-10 17/05/2010 100.6588 100.6588100.5034Bond Future 8.18  0.00 

R206 On  04-November-10 17/05/2010  8.50 1 11Bond Future 1343  0.00 Call

R206 On  04-November-10 17/05/2010  8.55 2 21Bond Future 1434  0.00 Call

R206 On  04-November-10 17/05/2010  8.45 1 11Bond Future 1254  0.00 Call

R206 On  04-November-10 17/05/2010  8.45 0 01Bond Future 514  0.00 Put

R206 On  04-November-10 17/05/2010  8.55 0 00Bond Future 425  0.00 Put

R206 On  04-November-10 17/05/2010  8.50 0 00Bond Future 468  0.00 Put

R206 On  03-February-11 17/05/2010 98.7413 98.741398.5842Bond Future 8.24  0.00 

R206 On  03-February-11 17/05/2010  8.00 1 11Bond Future 646  0.00 Call

R206 On  03-February-11 17/05/2010  7.95 1 11Bond Future 597  0.00 Call
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R206 On  03-February-11 17/05/2010  8.05 1 11Bond Future 697  0.00 Call

R206 On  03-February-11 17/05/2010  8.05 1 11Bond Future 1189  0.00 Put

R206 On  03-February-11 17/05/2010  7.95 1 11Bond Future 1344  0.00 Put

R206 On  03-February-11 17/05/2010  8.00 1 11Bond Future 1266  0.00 Put

R207 On  05-August-10 17/05/2010 90.9135 90.913590.6118Bond Future 8.82  872.00 

R207 On  05-August-10 17/05/2010  9.50 4 44Bond Future 4101  0.00 Call

R207 On  05-August-10 17/05/2010  9.25 3 33Bond Future 2928  0.00 Call

R207 On  05-August-10 17/05/2010  8.25 0 00Bond Future 249  250.00 Call

R207 On  05-August-10 17/05/2010  9.25 0 00Bond Future 436  100.00 Put

R207 On  05-August-10 17/05/2010  8.25 3 34Bond Future 3696  0.00 Put

R207 On  05-August-10 17/05/2010  9.50 0 00Bond Future 200  150.00 Put

R207 On  04-November-10 17/05/2010 92.4345 92.434592.1334Bond Future 8.89  0.00 

R207 On  04-November-10 17/05/2010  9.25 3 33Bond Future 3165  0.00 Call

R207 On  04-November-10 17/05/2010  9.20 3 33Bond Future 2981  0.00 Call

R207 On  04-November-10 17/05/2010  9.30 4 43Bond Future 3355  0.00 Call

R207 On  04-November-10 17/05/2010  9.30 1 11Bond Future 1032  0.00 Put

R207 On  04-November-10 17/05/2010  9.20 1 11Bond Future 1218  0.00 Put

R207 On  04-November-10 17/05/2010  9.25 1 11Bond Future 1121  0.00 Put

R207 On  03-February-11 17/05/2010 90.4997 90.499790.1935Bond Future 8.95  0.00 

R207 On  03-February-11 17/05/2010  8.75 2 22Bond Future 1937  0.00 Call

R207 On  03-February-11 17/05/2010  8.80 2 22Bond Future 2065  0.00 Call

R207 On  03-February-11 17/05/2010  8.70 2 22Bond Future 1815  0.00 Call

R207 On  03-February-11 17/05/2010  8.70 3 33Bond Future 3215  0.00 Put

R207 On  03-February-11 17/05/2010  8.80 3 33Bond Future 2890  0.00 Put

R207 On  03-February-11 17/05/2010  8.75 3 33Bond Future 3049  0.00 Put

R208 On  05-August-10 17/05/2010 88.3896 88.389688.0755Bond Future 8.86  6,287.00 

R208 On  05-August-10 17/05/2010  9.50 4 44Bond Future 4060  0.00 Call

R208 On  05-August-10 17/05/2010  9.50 0 00Bond Future 261  0.00 Put

R208 On  04-November-10 17/05/2010 86.4682 86.468286.1479Bond Future 8.93  0.00 

R208 On  04-November-10 17/05/2010  9.25 3 33Bond Future 3108  0.00 Call

R208 On  04-November-10 17/05/2010  9.30 4 43Bond Future 3302  0.00 Call

R208 On  04-November-10 17/05/2010  9.20 3 33Bond Future 2920  0.00 Call
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R208 On  04-November-10 17/05/2010  9.20 1 11Bond Future 1330  0.00 Put

R208 On  04-November-10 17/05/2010  9.30 1 11Bond Future 1126  0.00 Put

R208 On  04-November-10 17/05/2010  9.25 1 11Bond Future 1224  0.00 Put

R208 On  03-February-11 17/05/2010 88.0627 88.062787.7420Bond Future 8.99  0.00 

R208 On  03-February-11 17/05/2010  8.75 2 22Bond Future 1942  0.00 Call

R208 On  03-February-11 17/05/2010  8.70 2 22Bond Future 1819  0.00 Call

R208 On  03-February-11 17/05/2010  8.80 2 22Bond Future 2072  0.00 Call

R208 On  03-February-11 17/05/2010  8.80 3 33Bond Future 3177  0.00 Put

R208 On  03-February-11 17/05/2010  8.70 3 34Bond Future 3529  0.00 Put

R208 On  03-February-11 17/05/2010  8.75 3 33Bond Future 3349  0.00 Put

R209 On  05-August-10 17/05/2010 76.3708 76.370875.2480Bond Future 8.96  1,821.00 

R209 On  05-August-10 17/05/2010  8.75 2 21Bond Future 1116  0.00 Call

R209 On  05-August-10 17/05/2010  8.75 2 23Bond Future 2734  0.00 Put

R209 On  04-November-10 17/05/2010 74.5009 74.500973.3574Bond Future 9.00  0.00 

R209 On  04-November-10 17/05/2010  9.00 3 33Bond Future 2588  0.00 Call

R209 On  04-November-10 17/05/2010  9.05 3 33Bond Future 2784  0.00 Call

R209 On  04-November-10 17/05/2010  8.95 3 32Bond Future 2401  0.00 Call

R209 On  04-November-10 17/05/2010  8.95 2 23Bond Future 2818  0.00 Put

R209 On  04-November-10 17/05/2010  9.05 2 22Bond Future 2432  0.00 Put

R209 On  04-November-10 17/05/2010  9.00 2 23Bond Future 2619  0.00 Put

R209 On  03-February-11 17/05/2010 75.8737 75.873774.7151Bond Future 9.04  0.00 

R209 On  03-February-11 17/05/2010  9.00 4 43Bond Future 3327  0.00 Call

R209 On  03-February-11 17/05/2010  9.05 4 44Bond Future 3517  0.00 Call

R209 On  03-February-11 17/05/2010  8.95 4 43Bond Future 3143  0.00 Call

R209 On  03-February-11 17/05/2010  8.95 3 34Bond Future 3835  0.00 Put

R209 On  03-February-11 17/05/2010  9.05 3 33Bond Future 3441  0.00 Put

R209 On  03-February-11 17/05/2010  9.00 3 34Bond Future 3633  0.00 Put

TRT1 On  05-August-10 17/05/2010 317.2140 317.2140316.0170Index Future 316.02  100.00 

TRT1 On  04-November-10 17/05/2010 322.5230 322.5230321.3070Index Future 321.31  0.00 

AL7T On  05-August-10 18/05/2010 346.0550 346.0550345.9750Index Future 345.98  58.00 
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ALBI On  05-August-10 18/05/2010 318.5240 318.5240318.3940Index Future 318.39  1,212.00 

ALBI On  04-November-10 18/05/2010 323.8560 323.8560323.7240Index Future 323.72  0.00 

CRD1 On  05-August-10 18/05/2010 140.0990 140.0990140.0870Index Future 140.09  2.00 

CRD1 On  04-November-10 18/05/2010 142.4450 142.4450142.4320Index Future 142.43  0.00 

GOVI On  05-August-10 18/05/2010 319.8890 319.8890319.7620GOVI 319.76  323.00 

GOVI On  05-August-10 18/05/2010  315.60 6 66GOVI 63029  0.00 Call

GOVI On  05-August-10 18/05/2010  315.60 2 22GOVI 21409  0.00 Put

GOVI On  04-November-10 18/05/2010 325.2440 325.2440325.1150GOVI 325.12  0.00 

GOVI On  04-November-10 18/05/2010  329.00 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 18/05/2010  329.01 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 18/05/2010  328.99 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 18/05/2010  328.99 4 44GOVI 38750  0.00 Put

GOVI On  04-November-10 18/05/2010  329.01 4 44GOVI 38950  0.00 Put

GOVI On  04-November-10 18/05/2010  329.00 4 44GOVI 38850  0.00 Put

GVIX On  01-January-29 18/05/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  05-August-10 18/05/2010 379.5300 379.5300379.5660Index Future 379.57  500.00 

J153 On  31-August-10 18/05/2010 0.0124 0.01240.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 18/05/2010 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 18/05/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 18/05/2010 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 18/05/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 18/05/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 18/05/2010 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  19-May-10 18/05/2010 93.3990 93.399093.3850Jibar Tradeable Future 6.62  0.00 
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JBAF On  15-June-10 18/05/2010 93.3810 93.381093.3800Jibar Tradeable Future 6.62  0.00 

JBAF On  21-July-10 18/05/2010 93.4130 93.413093.4130Jibar Tradeable Future 6.59  1,000.00 

JBAF On  18-August-10 18/05/2010 93.4590 93.459093.4590Jibar Tradeable Future 6.54  1,000.00 

JBAF On  15-September-10 18/05/2010 93.4590 93.459093.4590Jibar Tradeable Future 6.54  1,000.00 

JBAF On  20-October-10 18/05/2010 93.4580 93.458093.4580Jibar Tradeable Future 6.54  0.00 

JBAF On  15-December-10 18/05/2010 93.4570 93.457093.4570Jibar Tradeable Future 6.54  0.00 

JBAF On  16-March-11 18/05/2010 93.2620 93.262093.2650Jibar Tradeable Future 6.74  5,500.00 

JBAF On  15-June-11 18/05/2010 92.9810 92.981092.9850Jibar Tradeable Future 7.02  4,600.00 

JBAF On  21-September-11 18/05/2010 92.6110 92.611092.6150Jibar Tradeable Future 7.39  3,500.00 

JBAF On  21-December-11 18/05/2010 92.3000 92.300092.3050Jibar Tradeable Future 7.70  5,000.00 

JBAF On  20-March-12 18/05/2010 92.1190 92.119092.1200Jibar Tradeable Future 7.88  0.00 

JFRA On  05-August-10 18/05/2010 92.6710 92.671092.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 18/05/2010 92.3400 92.340092.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  05-August-10 18/05/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 18/05/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 18/05/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 18/05/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 18/05/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 18/05/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 18/05/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 18/05/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 18/05/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 18/05/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 18/05/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 18/05/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 18/05/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 18/05/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 18/05/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 18/05/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 18/05/2010  7.75 0 00JNOTE 0  0.00 Call
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JN10 On  05-August-10 18/05/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 18/05/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 18/05/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 18/05/2010  7.50 0 00JNOTE 0  0.00 Put

OTH1 On  05-August-10 18/05/2010 310.6740 310.6740310.5360Index Future 310.54  3.00 

OTH1 On  04-November-10 18/05/2010 315.8750 315.8750315.7340Index Future 315.73  0.00 

R157 On  05-August-10 18/05/2010 127.6182 127.6182127.6229Bond Future 8.10  5,757.00 

R157 On  05-August-10 18/05/2010  8.75 3 33Bond Future 3111  0.00 Call

R157 On  05-August-10 18/05/2010  8.50 2 22Bond Future 2151  0.00 Call

R157 On  05-August-10 18/05/2010  9.00 4 44Bond Future 4154  0.00 Call

R157 On  05-August-10 18/05/2010  8.25 1 11Bond Future 1341  500.00 Call

R157 On  05-August-10 18/05/2010  9.00 0 00Bond Future 46  0.00 Put

R157 On  05-August-10 18/05/2010  8.25 1 11Bond Future 648  0.00 Put

R157 On  05-August-10 18/05/2010  8.50 0 00Bond Future 306  2,500.00 Put

R157 On  05-August-10 18/05/2010  8.75 0 00Bond Future 128  0.00 Put

R157 On  04-November-10 18/05/2010 122.9363 122.9363122.9407Bond Future 8.19  0.00 

R157 On  04-November-10 18/05/2010  8.50 2 22Bond Future 2162  0.00 Call

R157 On  04-November-10 18/05/2010  8.55 2 22Bond Future 2310  0.00 Call

R157 On  04-November-10 18/05/2010  8.45 2 22Bond Future 2019  0.00 Call

R157 On  04-November-10 18/05/2010  8.45 1 11Bond Future 852  0.00 Put

R157 On  04-November-10 18/05/2010  8.55 1 11Bond Future 705  0.00 Put

R157 On  04-November-10 18/05/2010  8.50 1 11Bond Future 776  0.00 Put

R157 On  03-February-11 18/05/2010 125.1959 125.1959125.2001Bond Future 8.24  0.00 

R157 On  03-February-11 18/05/2010  7.90 1 11Bond Future 1062  0.00 Call

R157 On  03-February-11 18/05/2010  7.85 1 11Bond Future 984  0.00 Call

R157 On  03-February-11 18/05/2010  7.95 1 11Bond Future 1143  0.00 Call

R157 On  03-February-11 18/05/2010  7.95 2 22Bond Future 2393  0.00 Put

R157 On  03-February-11 18/05/2010  7.85 3 33Bond Future 2663  0.00 Put

R157 On  03-February-11 18/05/2010  7.90 3 33Bond Future 2526  0.00 Put

R186 On  05-August-10 18/05/2010 114.1590 114.1590113.9829Bond Future 9.02  20,528.00 

R186 On  05-August-10 18/05/2010  9.25 3 33Bond Future 3316  0.00 Call

Page 11 of 16 2010/05/18, 05:27:41PM



Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

R186 On  05-August-10 18/05/2010  8.75 1 11Bond Future 1059  1,300.00 Call

R186 On  05-August-10 18/05/2010  9.75 7 77Bond Future 6748  0.00 Call

R186 On  05-August-10 18/05/2010  10.00 9 99Bond Future 8672  0.00 Call

R186 On  05-August-10 18/05/2010  10.00 0 00Bond Future 114  3,000.00 Put

R186 On  05-August-10 18/05/2010  9.75 0 00Bond Future 275  1,300.00 Put

R186 On  05-August-10 18/05/2010  8.75 3 34Bond Future 3590  0.00 Put

R186 On  05-August-10 18/05/2010  9.25 1 11Bond Future 1208  0.00 Put

R186 On  04-November-10 18/05/2010 116.0703 116.0703115.8878Bond Future 9.08  0.00 

R186 On  04-November-10 18/05/2010  9.25 4 44Bond Future 3981  0.00 Call

R186 On  04-November-10 18/05/2010  9.30 4 44Bond Future 4244  0.00 Call

R186 On  04-November-10 18/05/2010  9.20 4 44Bond Future 3727  0.00 Call

R186 On  04-November-10 18/05/2010  8.75 2 22Bond Future 1850  9,800.00 Call

R186 On  04-November-10 18/05/2010  9.20 3 33Bond Future 2677  0.00 Put

R186 On  04-November-10 18/05/2010  8.75 5 55Bond Future 4956  0.00 Put

R186 On  04-November-10 18/05/2010  9.30 2 22Bond Future 2301  0.00 Put

R186 On  04-November-10 18/05/2010  9.25 2 22Bond Future 2483  0.00 Put

R186 On  03-February-11 18/05/2010 112.9179 112.9179112.7290Bond Future 9.13  0.00 

R186 On  03-February-11 18/05/2010  9.00 3 33Bond Future 3345  0.00 Call

R186 On  03-February-11 18/05/2010  9.05 4 44Bond Future 3557  0.00 Call

R186 On  03-February-11 18/05/2010  8.95 3 33Bond Future 3142  0.00 Call

R186 On  03-February-11 18/05/2010  8.95 5 55Bond Future 4805  0.00 Put

R186 On  03-February-11 18/05/2010  9.05 4 44Bond Future 4307  0.00 Put

R186 On  03-February-11 18/05/2010  9.00 4 45Bond Future 4550  0.00 Put

R201 On  05-August-10 18/05/2010 103.6715 103.6715103.6752Bond Future 8.07  1,174.00 

R201 On  05-August-10 18/05/2010  9.00 3 33Bond Future 3386  0.00 Call

R201 On  05-August-10 18/05/2010  9.00 0 00Bond Future 25  0.00 Put

R201 On  04-November-10 18/05/2010 105.4073 105.4073105.4108Bond Future 8.15  0.00 

R201 On  04-November-10 18/05/2010  8.50 2 22Bond Future 1796  0.00 Call

R201 On  04-November-10 18/05/2010  8.45 2 22Bond Future 1681  0.00 Call

R201 On  04-November-10 18/05/2010  8.55 2 22Bond Future 1914  0.00 Call

R201 On  04-November-10 18/05/2010  8.55 1 11Bond Future 540  0.00 Put

R201 On  04-November-10 18/05/2010  8.45 1 11Bond Future 650  0.00 Put

R201 On  04-November-10 18/05/2010  8.50 1 11Bond Future 593  0.00 Put
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R201 On  03-February-11 18/05/2010 102.9253 102.9253102.9286Bond Future 8.21  0.00 

R201 On  03-February-11 18/05/2010  8.00 1 11Bond Future 907  0.00 Call

R201 On  03-February-11 18/05/2010  7.95 1 11Bond Future 840  0.00 Call

R201 On  03-February-11 18/05/2010  8.05 1 11Bond Future 979  0.00 Call

R201 On  03-February-11 18/05/2010  8.05 2 21Bond Future 1498  0.00 Put

R201 On  03-February-11 18/05/2010  7.95 2 22Bond Future 1691  0.00 Put

R201 On  03-February-11 18/05/2010  8.00 2 22Bond Future 1592  0.00 Put

R203 On  05-August-10 18/05/2010 101.1044 101.1044101.1096Bond Future 8.68  3,317.00 

R203 On  05-August-10 18/05/2010  9.25 3 33Bond Future 3140  0.00 Call

R203 On  05-August-10 18/05/2010  9.25 0 00Bond Future 237  0.00 Put

R203 On  04-November-10 18/05/2010 98.6295 98.629598.6345Bond Future 8.76  0.00 

R203 On  04-November-10 18/05/2010  9.25 3 33Bond Future 3116  0.00 Call

R203 On  04-November-10 18/05/2010  9.30 3 33Bond Future 3294  0.00 Call

R203 On  04-November-10 18/05/2010  9.20 3 33Bond Future 2943  0.00 Call

R203 On  04-November-10 18/05/2010  9.20 1 11Bond Future 794  0.00 Put

R203 On  04-November-10 18/05/2010  9.30 1 11Bond Future 661  0.00 Put

R203 On  04-November-10 18/05/2010  9.25 1 11Bond Future 725  0.00 Put

R203 On  03-February-11 18/05/2010 100.4499 100.4499100.4547Bond Future 8.83  0.00 

R203 On  03-February-11 18/05/2010  8.50 1 11Bond Future 1319  0.00 Call

R203 On  03-February-11 18/05/2010  8.55 1 11Bond Future 1416  0.00 Call

R203 On  03-February-11 18/05/2010  8.45 1 11Bond Future 1228  0.00 Call

R203 On  03-February-11 18/05/2010  8.45 3 33Bond Future 3091  0.00 Put

R203 On  03-February-11 18/05/2010  8.55 3 33Bond Future 2786  0.00 Put

R203 On  03-February-11 18/05/2010  8.50 3 33Bond Future 2935  0.00 Put

R204 On  05-August-10 18/05/2010 96.8173 96.817396.7662Bond Future 8.74  2,664.00 

R204 On  05-August-10 18/05/2010  9.25 3 33Bond Future 3133  0.00 Call

R204 On  05-August-10 18/05/2010  8.70 0 01Bond Future 1112  0.00 Call

R204 On  05-August-10 18/05/2010  8.70 0 01Bond Future 1345  650.00 Put

R204 On  05-August-10 18/05/2010  9.25 0 00Bond Future 295  780.00 Put

R204 On  04-November-10 18/05/2010 98.4400 98.440098.3846Bond Future 8.82  0.00 

R204 On  04-November-10 18/05/2010  9.25 3 33Bond Future 3298  0.00 Call

R204 On  04-November-10 18/05/2010  9.20 3 33Bond Future 3114  0.00 Call
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R204 On  04-November-10 18/05/2010  9.30 4 43Bond Future 3487  0.00 Call

R204 On  04-November-10 18/05/2010  9.30 1 11Bond Future 875  0.00 Put

R204 On  04-November-10 18/05/2010  9.20 1 11Bond Future 1038  0.00 Put

R204 On  04-November-10 18/05/2010  9.25 1 11Bond Future 954  0.00 Put

R204 On  03-February-11 18/05/2010 96.2184 96.218496.1643Bond Future 8.88  0.00 

R204 On  03-February-11 18/05/2010  8.50 1 11Bond Future 1382  0.00 Call

R204 On  03-February-11 18/05/2010  8.45 1 11Bond Future 1284  0.00 Call

R204 On  03-February-11 18/05/2010  8.55 2 21Bond Future 1486  0.00 Call

R204 On  03-February-11 18/05/2010  8.55 3 33Bond Future 3279  0.00 Put

R204 On  03-February-11 18/05/2010  8.45 4 44Bond Future 3632  0.00 Put

R204 On  03-February-11 18/05/2010  8.50 3 33Bond Future 3452  0.00 Put

R206 On  05-August-10 18/05/2010 98.8493 98.849398.9163Bond Future 8.05  0.00 

R206 On  05-August-10 18/05/2010  9.00 3 33Bond Future 2731  0.00 Call

R206 On  05-August-10 18/05/2010  9.00 0 00Bond Future 15  0.00 Put

R206 On  04-November-10 18/05/2010 100.5034 100.5034100.5715Bond Future 8.15  0.00 

R206 On  04-November-10 18/05/2010  8.50 1 11Bond Future 1386  0.00 Call

R206 On  04-November-10 18/05/2010  8.55 1 11Bond Future 1480  0.00 Call

R206 On  04-November-10 18/05/2010  8.45 1 11Bond Future 1296  0.00 Call

R206 On  04-November-10 18/05/2010  8.45 1 10Bond Future 488  0.00 Put

R206 On  04-November-10 18/05/2010  8.55 0 00Bond Future 403  0.00 Put

R206 On  04-November-10 18/05/2010  8.50 0 00Bond Future 443  0.00 Put

R206 On  03-February-11 18/05/2010 98.5842 98.584298.6526Bond Future 8.22  0.00 

R206 On  03-February-11 18/05/2010  8.00 1 11Bond Future 672  0.00 Call

R206 On  03-February-11 18/05/2010  8.05 1 11Bond Future 725  0.00 Call

R206 On  03-February-11 18/05/2010  7.95 1 11Bond Future 621  0.00 Call

R206 On  03-February-11 18/05/2010  7.95 1 11Bond Future 1300  0.00 Put

R206 On  03-February-11 18/05/2010  8.05 1 11Bond Future 1149  0.00 Put

R206 On  03-February-11 18/05/2010  8.00 1 11Bond Future 1223  0.00 Put

R207 On  05-August-10 18/05/2010 90.6118 90.611890.6177Bond Future 8.82  872.00 

R207 On  05-August-10 18/05/2010  9.50 4 44Bond Future 4102  0.00 Call

R207 On  05-August-10 18/05/2010  8.25 0 00Bond Future 245  250.00 Call

R207 On  05-August-10 18/05/2010  9.25 3 33Bond Future 2926  0.00 Call
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R207 On  05-August-10 18/05/2010  9.25 0 00Bond Future 428  100.00 Put

R207 On  05-August-10 18/05/2010  8.25 4 44Bond Future 3686  0.00 Put

R207 On  05-August-10 18/05/2010  9.50 0 00Bond Future 195  150.00 Put

R207 On  04-November-10 18/05/2010 92.1334 92.133492.1392Bond Future 8.89  0.00 

R207 On  04-November-10 18/05/2010  9.25 3 33Bond Future 3164  0.00 Call

R207 On  04-November-10 18/05/2010  9.20 3 33Bond Future 2979  0.00 Call

R207 On  04-November-10 18/05/2010  9.30 3 33Bond Future 3354  0.00 Call

R207 On  04-November-10 18/05/2010  9.30 1 11Bond Future 1025  0.00 Put

R207 On  04-November-10 18/05/2010  9.20 1 11Bond Future 1211  0.00 Put

R207 On  04-November-10 18/05/2010  9.25 1 11Bond Future 1115  0.00 Put

R207 On  03-February-11 18/05/2010 90.1935 90.193590.1935Bond Future 8.95  0.00 

R207 On  03-February-11 18/05/2010  8.75 2 22Bond Future 1933  0.00 Call

R207 On  03-February-11 18/05/2010  8.70 2 22Bond Future 1811  0.00 Call

R207 On  03-February-11 18/05/2010  8.80 2 22Bond Future 2060  0.00 Call

R207 On  03-February-11 18/05/2010  8.80 3 33Bond Future 2885  0.00 Put

R207 On  03-February-11 18/05/2010  8.70 3 33Bond Future 3211  0.00 Put

R207 On  03-February-11 18/05/2010  8.75 3 33Bond Future 3045  0.00 Put

R208 On  05-August-10 18/05/2010 88.0755 88.075588.0816Bond Future 8.86  6,287.00 

R208 On  05-August-10 18/05/2010  9.50 4 44Bond Future 4061  0.00 Call

R208 On  05-August-10 18/05/2010  9.50 0 00Bond Future 255  0.00 Put

R208 On  04-November-10 18/05/2010 86.1479 86.147986.1539Bond Future 8.93  0.00 

R208 On  04-November-10 18/05/2010  9.25 3 33Bond Future 3106  0.00 Call

R208 On  04-November-10 18/05/2010  9.30 3 33Bond Future 3300  0.00 Call

R208 On  04-November-10 18/05/2010  9.20 3 33Bond Future 2919  0.00 Call

R208 On  04-November-10 18/05/2010  9.20 1 11Bond Future 1323  0.00 Put

R208 On  04-November-10 18/05/2010  9.30 1 11Bond Future 1118  0.00 Put

R208 On  04-November-10 18/05/2010  9.25 1 11Bond Future 1216  0.00 Put

R208 On  03-February-11 18/05/2010 87.7420 87.742087.7479Bond Future 8.98  0.00 

R208 On  03-February-11 18/05/2010  8.75 2 22Bond Future 1940  0.00 Call

R208 On  03-February-11 18/05/2010  8.80 2 22Bond Future 2070  0.00 Call

R208 On  03-February-11 18/05/2010  8.70 2 22Bond Future 1817  0.00 Call

R208 On  03-February-11 18/05/2010  8.70 4 44Bond Future 3521  0.00 Put

R208 On  03-February-11 18/05/2010  8.80 3 33Bond Future 3169  0.00 Put
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Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

R208 On  03-February-11 18/05/2010  8.75 3 33Bond Future 3341  0.00 Put

R209 On  05-August-10 18/05/2010 75.2480 75.248075.0931Bond Future 8.98  1,821.00 

R209 On  05-August-10 18/05/2010  8.75 1 11Bond Future 1048  0.00 Call

R209 On  05-August-10 18/05/2010  8.75 3 33Bond Future 2821  0.00 Put

R209 On  04-November-10 18/05/2010 73.3574 73.357473.2040Bond Future 9.02  0.00 

R209 On  04-November-10 18/05/2010  9.00 3 33Bond Future 2502  0.00 Call

R209 On  04-November-10 18/05/2010  9.05 3 33Bond Future 2695  0.00 Call

R209 On  04-November-10 18/05/2010  8.95 2 22Bond Future 2319  0.00 Call

R209 On  04-November-10 18/05/2010  8.95 3 33Bond Future 2889  0.00 Put

R209 On  04-November-10 18/05/2010  9.05 2 22Bond Future 2496  0.00 Put

R209 On  04-November-10 18/05/2010  9.00 3 33Bond Future 2686  0.00 Put

R209 On  03-February-11 18/05/2010 74.7151 74.715174.5553Bond Future 9.06  0.00 

R209 On  03-February-11 18/05/2010  9.00 3 33Bond Future 3239  0.00 Call

R209 On  03-February-11 18/05/2010  9.05 4 43Bond Future 3427  0.00 Call

R209 On  03-February-11 18/05/2010  8.95 3 33Bond Future 3058  0.00 Call

R209 On  03-February-11 18/05/2010  8.95 4 44Bond Future 3909  0.00 Put

R209 On  03-February-11 18/05/2010  9.05 3 34Bond Future 3511  0.00 Put

R209 On  03-February-11 18/05/2010  9.00 4 44Bond Future 3705  0.00 Put

TRT1 On  05-August-10 18/05/2010 316.0170 316.0170315.8910Index Future 315.89  100.00 

TRT1 On  04-November-10 18/05/2010 321.3070 321.3070321.1790Index Future 321.18  0.00 
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